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INTRODUCTION
Motivated from the risk measures, superhedging in finance and uncertainties in statistics, the G-Brownian motion was introduced by Peng (2006) . The related stochastic calculus in the framework of a sublinear expectation (known as G-expectation) is developed (Peng, 2006 (Peng, , 2008 . He introduced the stochastic differential equations driven by G-Brownian motion (GSDEs) and established the existence and uniqueness of solutions for G-SDEs with Lipschitz continuity condition on the coefficients (Peng, 2006 (Peng, , 2008 . The G-SDEs with integral Lipschitz conditions were studied in Bai and Lin (2010) and with global Carathéodory conditions in Ren and Hu (2011) and Gao (2009) . In contrast to the aforementioned, here the existence theory for G-SDEs whose drift coefficients are discontinuous functions is developed by the method of upper and lower solutions in the reverse order. The importance of discontinuous functions is not uncommon. For example, the unit step function or the Heaviside function is considered to be a fundamental function in engineering. It mathematically describes the switching process of voltage in an electrical circuit and arises in many discontinuous ordinary differential equations (Heikkila and Lakshmikantham, 1994) . The sawtooth function or the fractional part function { } :
where x     is the floor function (Graham et al., 1994) . It has discontinuities at integers. The importance of this function is apparent from the use of sawtooth waves in music and computer graphics. The impressed voltage on a circuit could also be represented by the sawtooth function (Zill, 2009 (Agarwal et al., 2003; Henderson and Kunkel, 2006; Khan and Faizullah, 2009) and in the reverse order α β ≤ Sanchez, 1996, Cabada et al., 2001; Cherpion et al., 2001) . Also, Karatay et al. (2011) and Taiwo and Ogunlaran (2011) work on some BVPs. However, a very little work has been done on this method in the stochastic differential equations. In Faizullah and Piao (2011) we have established the mentioned method for backward stochastic differential equations driven by G-Brownian motion (G-BSDEs). In this paper, we introduce the upper and lower solutions method for G-SDEs in the reverse order. The following stochastic differential equation under G-Brownian motion,
is studied. The initial condition 
Two n-dimensional random vectors X and X defined, respectively on the sublinear expectation spaces
be a sublinear expectation space and 
and consider the canonical process
The sublinear expectation 
Note that the G-Brownian motion is not based on a particular probability space. For classical Brownian motion and probability space (Baten and Kamil, 2010).
Itô's integral of G-Brownian motion
For any 
Definition 7
Let ) (Ω B be the Borel σ -algebra of Ω and P be a (weakly compact) collection of probability measures P 
THE METHOD OF UPPER AND LOWER SOLUTIONS
Recall (Assing and Manthey, 1995; Halidias and Michta, 2008; Halidias and Kloeden; 2006; Ladde and Lakshmikantham, 1980) for the concept of upper and lower solutions in the sense of classical SDEs.
Definition 9
A process 
Define two functions (Gao, 2010; Peng, 2006 Peng, , 2008 .
Remind (Li and Peng, 2011; Nutz and Soner, 2011; Song, 2011) ) q.s.
Moreover, it is obvious to see that
Q is the set of non-negative rational numbers.
COMPARISON THEOREM FOR G-SDEs
The following lemma will be used in the next comparison theorem.
Lemma 1
Assume that the respective lower and upper solutions t 
.
[ ( , ) ( , )]
α is a lower solution of Equation 4.
Theorem 1
Assume that: 
is a given initial value with
Proof
Define the functions For the following definition and theorem, the work of Heikkila and Hu (1993) has the details.
Definition 11
An ordered metric space M is called regularly (resp. fully regularly) ordered, if each monotone and order (resp. metrically) bounded ordinary sequence of M converges. 
